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ADtEQIHA R
A a3

19

KR4101R90007-2021-09 A I|200X| =M E

538.56

403.92

269.28

134.64

0.00

107.71 215.43 323.14 430.85 538.56 646.28 753.99

861.70

-134.64

-269.28

-403.92

-538.56 -

717

KR41B9R80009-2021-08 TS JHINEHME

58.38

43.79

29.19

14.60

0.00

6,237.50 12,475.00  18,712.50_24,950.00 31,187.50 37,425.00 43,662.50

49,900.00

-14.60

-29.19

-43.79

-58.38 -



3. A|LIE| 2% £ T XHE (X CHE& A of| A Z ) (EHl: = THR)
KR4101R90007 2021-09 2 AI|200X| =M= 43

7| =R AbO| EH 5
A -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -43 -43 -43 -43 -43 -43 -43
-5.33% -29 -29 -29 -29 -29 -29 -29
-2.67% -14 -14 -14 -14 -14 -14 -14
0% 0 0 0 0 0 0 0
2.67% 14 14 14 14 14 14 14
5.33% 29 29 29 29 29 29 29
8.00% 43 43 43 43 43 43 43
KR41B9R80009 2021-08 FUSSYHEME 5

7| ZRHAto| HE Y
7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -5 -5 -5 -5 -5 -5 -5
-5.33% -3 -3 -3 -3 -3 -3 -3
-2.67% -2 -2 -2 -2 -2 -2 -2
0% 0 0 0 0 0 0 0
2.67% 2 2 2 2 2 2 2
5.33% 3 3 3 3 3 3 3
8.00% 5 5 5 5 5 5 5
4. P EQ| Z|CHEMO Y4 ZH(VaR : 99%LE|+=FE,1027|F) (EH =4 2ER)
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VGU1-EURO STOXX 50 Sep21

605.55

454.16

302.77

—~ 151.39

— 0.00
ol 0.00 1,016.13 2,032.25 3,048.38 4,064.50 5,080.63 6,096.75 7,112.88 8,129.00

-151.39

-302.77

-454.16

-605.55
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£
£
2
o

3. MLIE| 28 £FZHFE L0 =)
S

VGU1 EURO STOXX 50 Sep21 8
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HCN1-HSCEI Futures Jul21

956.75

717.56

478.37

—~ 239.19

— 0.00
ol 0.00 2,533.25 5,066.50 7,599.75 10,133.00 12,666.25 15,199.50 17,732.75  20,266.00

-239.19

-478.37

-717.56

-956.75

’T_I
£
£
2
o

3. MLIE| 28 £FZHFE L0 =)

HCN1 HSCEI Futures Jul21 7
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712 2021-07-08
HHEER(FAZE-THEY)
Ak

Of &= (2)

At #t5d  |8M 0 41,430 -41,430| LY
=4 #t5d |4 0 40,847 -40,847 | ZHLY
I|AIES £
KR4201R84321-2021-08 =432.5

11,136.88

8,352.66

5,568.44
—  2,784.22
&
;—r' 0.00 T T T L T T T 1
ol 0.00 108.13 216.25 324.38 432.50 540.63 648.75 756.88 865.00
4“ -2,784.22

-5,568.44

-8,352.66

-11,136.88

74
KR4201R84354-2021-08 =435

25,991.25

19,493.44

12,995.63
= 6,497.81
od
=
fv 0.00 | ‘ ‘
ol 0.00 108.75 217.50 326.25 435.00 543.75 652.50 761.25 870.00
< -6,497.81

-12,995.63

-19,493.44

-25,991.25




3,718.75

2,789.06

1,859.38

-1,859.38

-2,789.06

-3,718.75

929.69

-929.69

KR4201R84370-2021-08 £437.5

0.00 T

0.00

109.38

218.75

328.13

437.50

546.88

656.25

765.63

875.00

3. AILIEZ| E £ FAZHFE 0 E=Y) P-4 2H)
KR4201R84321 2021-08 E432.5 679

7| RO HE
74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% 346 332 316 298 278 257 236
-5.33% 302 280 256 232 207 180 154
-2.67% 221 193 164 134 104 74 44
0% 95 63 32 0 -32 -63 -95
2.67% -80 -110 -140 -171 -201 -232 -263
5.33% -298 -322 -348 -375 -402 -430 -459
8.00% -549 -566 -586 -607 -630 -654 -679
KR4201R84354 2021-08 E435 1,535

7|Z=RpHO| HE
74 -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% 746 716 682 643 600 554 506
-5.33% 657 609 558 504 447 388 328
-2.67% 490 426 360 293 225 157 88
0% 220 147 73 0 -73 -147 -221
2.67% -161 -233 -305 -377 -450 -523 -597
5.33% -647 -707 -770 -835 -901 -969 -1,037
8.00% -1,214 -1,258 -1,307 -1,360 -1,416 -1,475 -1,535
KR4201R84370 2021-08 E437.5 213

7|ZE=RpO| HE
7tA -25.00%| -16.67%|  -833% 0% 8.33% 16.67% 25.00%
-8.00% 98 94 90 85 79 73 66
-5.33% 87 81 74 67 59 51 43
-2.67% 66 57 48 39 30 20 10
0% 31 21 10 0 -10 -21 -31
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OESXN1-C4075-EURO STOXX 50

20.27

15.20

10.13

—~ 5.07

— 0.00 T T T ; T T
ol 0.00 8.53 17.05 25.58 34.10 42.63 51.15 59.68 68.20

-5.07

-10.13

-15.20

-20.27
712

OESXN1-C4100-EURO STOXX 50

6.56

4.92

3.28

—~ 164

— 0.00 T T T '
ol 0.00 5.28 10.55 15.83 21.10 26.38 31.65 36.93 42.20

q

-3.28

-4.92

-6.56



OESXN1-P4075-EURO STOXX 50

19.88

14.91

9.94
— 497
ol
=
L o000 ‘ ‘ ‘ ‘ ‘ ‘ ‘
ol 0.00 8.98 17.95 26.93 35.90 44.88 53.85 62.83 71.80
A -4.97

-9.94

-14.91

-19.88 -

7t
OESXN1-P4100-EURO STOXX 50

14.21

10.65

7.10
—~ 355
ol
=
’.’.r. 0.00 : : : ‘ : : : J
ol 0.00 11.95 23.90 35.85 47.80 59.75 71.70 83.65 95.60
H -3.55

7.10

-10.65

-14.21 -

7t

3. AlLE| 28 EYFTHSEIHELHLZA)
260105SQPX SG EURO Covered CALL STRATEGY
OESXN1-C4( EURO STOXX 50
OESXN1-C41EURO STOXX 50
OESXN1-P4C EURO STOXX 50
OESXN1-P41EURO STOXX 50
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2| C|THOIK200(F A 8- THITI ZHE E)

MR {ItEd  |ME 0 0 08t
AT 2715H |24 2,222 8,417 -6,195 | &LY
A = A 3,662 0 3,662| &L
A 2715H |24 757 6,927 -6,170| &Ly
TEI|A| ™| & x
KR4101R90007-2021-09 A I|200X| =M E
3,662.23
2,746.67
1,831.11
— 915.56
ol
;—r' 0.00 T T T J T T T 1
ol 0.00 107.71 215.43 323.14 430.85 538.56 646.28 753.99 861.70
4“ -915.56
-1,831.11
-2,746.67
-3,662.23 -
74
KR4201R84529-2021-08 E£452.5
2,149.38
1,612.03
1,074.69
—_— 537.34
ol
=|
fv 0.00 ‘ ‘ ‘ : ‘ ‘ ‘ ‘
Or 0.00 113.13 226.25 339.38 452.50 565.63 678.75 791.88 905.00
4‘“ -537.34
-1,074.69
-1,612.03
-2,149.38



KR4201R84552-2021-08 =455

4,777.50
3,583.13
2,388.75
—~ 1,194.38
ol
;ir- 0.00 T T T 5 T T T
ol 0.00 113.75 227.50 341.25 455.00 568.75 682.50 796.25 910.00
<“ -1,194.38
-2,388.75
-3,583.13
-4,777.50
713
KR4301R84329-2021-08 3432.5
756.88 -+
567.66
378.44
—~ 189.22
ol
?—r' 0.00 T T T T T T T 1
ol 0.00 108.13 216.25 324.38 432.50 540.63 648.75 756.88 865.00
<‘IJ -189.22
-378.44
-567.66
-756.88
73
3. AlLIZ|S S 20T RHE (A THA L0 4 ) Chel: it )
KR4101R90007 2021-09 LA I200X| =M= 294
7| EpAO| S
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -294 -294 -294 -294 -294 -294 -294
-5.33% -196 -196 -196 -196 -196 -196 -196
-2.67% -98 -98 -98 -98 -98 -98 -98
0% 0 0 0 0 0 0 0
2.67% 98 98 98 98 98 98 98
5.33% 196 196 196 196 196 196 196
8.00% 294 294 294 294 294 294 294
KR4201R84529 2021-08 =452.5 97

7|Z=Rtel BiEg




7t -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
33 32 30 29 27 24 22
30 28 26 23 20 17 13
25 22 18 14 10 6 1
15 10 5 0 -5 -11 -16
-3 -8 -14 -20 -26 -32 -38
-28 -35 -41 -47 -53 -59 -65
-63 -68 -74 -80 -86 -91 -97
KR4201R845 2021-08 2455 207
=2 CR]

7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
65 64 61 58 54 49 44
61 58 53 47 41 34 26
51 45 37 29 20 11 1
31 21 11 0 -11 -23 -34
-4 -16 -29 -42 -55 -68 -81
-57 -70 -84 -97 -111 -125 -138
-128 -141 -154 -167 -180 -194 -207
KR4301R843 2021-08 %4325 49

7|=Rf o] H S
7t4 -25.00%| -16.67% -8.33% 0% 8.33% 16.67% 25.00%
48 48 48 48 48 49 49
28 28 29 29 30 30 31
10 11 12 12 13 14 15
-3 -2 -1 0 1 2 3
-10 -9 -8 -8 -7 -6 -5
-13 -12 -12 -11 -11 -10 -9
-13 -13 -13 -13 -12 -12 -12

O| X|C&A0|ASU(VaR : 99% A2 £FE,10L7|F)
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ADFEKRX300Q1HIA B (F A DS
1. A=A

KR4108R90002-2021-09 KRX300 M &

2,547.22
1,910.42
1,273.61
—_ 636.81
ol
EE 0.00
ol 0.00 489.85 979.70 1,469.55 1,959.40 2,449.25 2,939.10 3,428.95
<‘IJ -636.81
-1,273.61
-1,910.42
-2,547.22
3. AL 29| F XS @IH2 M4 ZY) o)
KR4108R90002 2021-09 KRX300 M= 204
T\ RO BE
7t -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -204 -204 -204 -204 -204 -204 -204
-5.33% -136 -136 -136 -136 -136 -136 -136
-2.67% -68 -68 -68 -68 -68 -68 -68
0% 0 0 0 0 0 0 0
2.67% 68 68 68 68 68 68 68
5.33% 136 136 136 136 136 136 136
8.00% 204 204 204 204 204 204 204
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Mt {715 |ME 0 0 0
AT FEH  |ag 0 0 0&e
A {7tsd  |M= 1,178 0 1,178
A 27t5dH &g 1,631 0 1,631 %2
2. M7|A| ™| &l
VNCN1-VN30 Index Future Jul21
883.43
588.95
— 294.48
3
f_r_ 0.00
Or 0.00 383.75 767.50 1,151.25 1,535.00 1,918.75 2,302.50 2,686.25 3,070.00
<l“ -294.48
-588.95
-883.43
-1,177.90
74
3. A L2l &l X HF (x| &40 A SH) (GE R L))
2.5504E+11 VN30TR Index(EUR) 130
VNCN1 VN30 Index Future Jul21 94
4, TPAMEO| x| Cf&Mo|HdZU(VaR : 99%HMEIF=, 102 7|F) (GRS
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CLU1-WTI CRUDE FUTURE Sep21

399.54

299.65

199.77

—~ 99.88

— 0.00 T T i T
ol 0.00 17.88 35.75 53.63 71.50 89.38 107.25 125.13 143.00

-99.88

-199.77

-299.65

-399.54 -
717

COU1-BRENT CRUDE FUTR Sep21

414.98

311.24

207.49

—~ 103.75

— 0.00 T T f T
ol 0.00 18.36 36.72 55.07 73.43 91.79 110.15 128.50 146.86

<A

-103.75

-207.49

-311.24

-414.98 -



COX1-BRENT CRUDE FUTR Nov21

81.26

60.95

40.63

—~ 20.32

T T 1

a_  0.00
ol 0.00

17.93 35.87 53.80 71.73 89.66 107.60 125.53 143.46

A -20.32

/

-40.63

/

-60.95

-81.26

72

HOU1-NY Harb ULSD Fut Sep21

73.56

49.04

— 24.52

o 0.00
ol 0.00

A -24.52

-49.04

-73.56

-98.08

72

KR4175R70003-2021-07 &M S

458.80

344.10

229.40

—~ 114.70

T T 1

o o.00

.00

286.75 573.50 860.25 1,147.0 1,433.75 1,720.50 2,007.25 2,294.00

ﬂj -114.70

-229.40

-344.10

-458.80



NGU21-NATURAL GAS FUTR Sep21

519.78 /
389.84 /
259.89 /
— 129.95
ol
=|
L o000 : : : : \
ol 0.00 0.89 1.79 2.68 3.57 4.46 5.36 6.25 7.14
('IJ -129.95 /
-259.89 /
-389.84
-519.78
74
QSU1-Low Su Gasoil G Sep21
147.66 //
98.44 /
— 4922
ol
=|
o o000 . . . : ; ; )
ol 0.00 146.94 293.88 440.81 587.75 734.69 881.63 1,028.56  1,175.50
| -49.22 /
-98.44 /
-147.66
-196.88
7%
XBU1-GASOLINE RBOB FUT Sep21
205.81 /
154.35 /
102.90 /
— 5145
=
o 000 ; ; ; : . . \
ol 0.00 0.55 1.10 1.&1/19 2.74 3.29 3.83
'('IJ -51.45 /
-102.90 /
-154.35
-205.81




3.AUE|IRE £YF=HS (H L YSY)

CLU1 WTI CRUDE FUTURE Sep21
cout BRENT CRUDE FUTR Sep21
COX1 BRENT CRUDE FUTR Nov21
HOU1 NY Harb ULSD Fut Sep21

KR4175R700 2021-07 E{ M &

NGU21 NATURAL GAS FUTR Sep21
QSuU1 Low Su Gasoil G Sep21
XBU1 GASOLINE RBOB FUT Sep21

4, TPHAEO| XA S3U(VaR : 99%AE|FF,1027|F)
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oj12[Z2N UYL Z AR (XA -THE )

U7IAHe| &

<A

399.68

299.76

199.84

99.92

0.00

-99.92

-199.84

-299.76

-399.68

146.89

110.17

73.44

36.72

0.00

-36.72

-73.44

-110.17

-146.89

19

=

BOZ1-SOYBEAN OIL FUTR Dec21

14.92 29.85 59.69 74.61 89.54

.00 44.77 104.46 119.38
717
CTZ1-COTTON NO.2 FUTR Dec21
.00 21.91 43.82 65.72 87.63 109.54 131.45 153.35 175.26




CU1-CORN FUTURE Sep21

604.72 /

453,54 /

302.36 /
—~ 151.18
ol
=
g, 0.00 . . . . . . \
Or 0.00 135.69 271.38 407.06 542.75 678.44 814.13 949.81 1,085.50
('IJ -151.18 /

-302.36 /

-453.54

-604.72

74
KCU1-COFFEE 'C' FUTURE Sep21

313.72 /

235.29 /

156.86 /
— 78.43
ol
=
o 0.00 ; ; ; ; ; ; ]
Or 0.00 37.49 74.98 112.46 149.95 187.44 224.93 262.41 299.90
(‘IJ -78.43 /

-156.86 /

-235.29

-313.72

74
KR4175R70003-2021-07 &M S

473.14 \\

315.43 \
= 157.71
=l
=
f_. 0.00 . . . . ; ; ,
Or 0.00 286.75 573.50 860.25 1,147.0 1,433.75 1,720.50 2,007.25 2,294.00
4 157.71 \

-315.43 \

-473.14 \

-630.85




KWU1-KC HRW WHEAT FUT Sep21

729.80

130.29 /

97.72 /

65.14 /
— 3257
ol
=|
L o000 ; ; ; ; ; ; \
ol 0.00 146.13 292.25 438.38 584.50 730.63 876.75 1,022.88 1,169.00
4l 32,57 /

-65.14 /

-97.72

-130.29

e
SBV1-Sugar #11 (WORLD) Oct21

233.28 //

155.52 /
—_ 717.76
ol
=|
o o000 . . . . i i ]
ol 0.00 4.44 8.88 13%75 22.19 26.63 31.06 35.50
41 -77.76 /

-155.52 /

-233.28

-311.04

712
SMZ1-SOYBEAN MEAL FUTR Dec21

284.92 /

213.69 /

142.46 /
— 7123
=
o 000 ; ; ; ; ; ; \
ol 0.00 91.23 182.45 273.68 364.90 456.13 547.35 638.58
'('IJ -71.23 /

-142.46 /

-213.69

-284.92




SX1-SOYBEAN FUTURE Nov21

518.22
388.66
259.11
— 129.55
ol
Er’ 0-00 T T T J T T T 1
ol 0.00 331.81 663.63 995.44 1,327.25  1,659.06  1,990.88  2,322.69  2,654.50
A -129.55
-259.11
-388.66
518.22 -
7
WU1-WHEAT FUTURE(CBT) Sep21
182.03
121.36
— 6068
&l
o o00 : : : ; : : . ‘
ol 0.00 155.56 311.13 466.69 622.25 777.81 933.38 1,088.94  1,244.50
H -60.68
-121.36
-182.03
242,71
7
3.ALE| Y & A xHE (X[ Mo ASAH) (THREH TR
BOZ1 SOYBEAN OIL FUTR Dec21 32
CTZ1 COTTON NO.2 FUTR Dec21 12
CU1 CORN FUTURE Sep21 48
KCU1 COFFEE 'C' FUTURE Sep21 25
KR4175R700 2021-07 &M & 50
KWU1 KC HRW WHEAT FUT Sep21 10
SBV1 Sugar #11 (WORLD) Oct21 25
SMZ1 SOYBEAN MEAL FUTR Dec21 23
SX1 SOYBEAN FUTURE Nov21 41
WU1 WHEAT FUTURE(CBT) Sep21 19
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